If f has subquadratic tails, the area C is bounded. Thus it is possible to enclose C in a rectangle and to generate (U, V) uniformly distributed, over C with the two-dimensional rejection method. For the Cauchy distribution, the region of acceptance C = {(u, u ) I O < u < 1, U2 + u 2 < 1} is the half circle with radius
For a detailed description of the ratio of uniforms method, see Devroye [1986] and Kinderman and Monahan [1977] .
If the region C is a rectangle of the form (O, 1) x (U -, u+), it is easy to show (Dieter [1989] or Stadlober [ 1989] ) that the ratio of uniforms method samples from a Since the mapping (x, y) -(yx, py) with y, w >0 does not change the probability of the gap, the proof is complete. o
The discrepancy is of course greater or equal to the probability of the largest gap. than the area between k( z~) and the line u = u divided through the area of C ( > 0.04312).
Otherwise we look at the domain A bordered by the curve k(u) and the lines from the origin to k(u) n gl and k(u) n gz and get:
For the ratio of uniforms log(u/m) < m} (see Figure  3) . Between the line u = u tan(5i-r/ 12) and the x-axis, the minimal distance from origin to k( ZL) is dmin > 0.929247m, which occurs for the line through the origin with ascent 0.43867. The most important conclusion that should be drawn from the results of this note is: though LCGS and the ratio of uniforms method are frequently used, avoid their combination, especially for applications that need a good one-dimensional resolution of the nonuniform random numbers generated.
